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{(ji, Ti), i = 1, ..., N}
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ujj1 = ujj1 (T ), j 6= j1
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(T1 = T + Kj − Kj1 , Kj1)
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T + Kj − Kj1 ≥ 0
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T + Kj − Kj1 < 0
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N = n1 + ... + nJ
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(j, T ), (j′, T ′)
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P (b)(j1, T1, , j
′








T ′1 = T + K + T





P (b)(j1, T1, j
′
1|(j, T ), (j
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P (b)(j1, T1, j
′
1|(j, T ), (j
′, T ′)) ≥ 0
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1|(j, T ), (j
′, T ′)) = 1
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[0, T + T ′]
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tik.k = 1, 2, ...
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[0, T + ξik]
®PRTigT
ξik
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N = n1+ ...+nJ
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[t, t + s]
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cj(t) = limΛ→∞ Λ
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(Pj(t; T1|T )pt(j, T ) − Pj(t; T |T1)pt(j, T1))dT
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(P (t; j1, T1|j, T )pt(j, T ) − P (t; j, T |j1, T1)pt(j1, T1))dT
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1|(j, T ), (j
′, T ′))
pt(j





P (3) = Pj(t; T1|T )δjj1 ,
P (4) = hδjj1P
(β)(T1|T )























N = N(Λ), Λ → ∞
\]jXc]PR^nc N(Λ)
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mj,k, k = 1, ..., dj−3
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Θ(j, β) = exp(Λ
∑
j





Ω = ΩΛ = −β
















= λj exp βµ̂j = exp(βµj − βµj,0 − βKj)
h3_bc






λ−1j ) = µj,0 + β












































































+ 1 − βµ̂j) =< nj > (
dj
2
+ 1 + βKj − βµj)










+ 1 + βKj − βµj) =
∑
j
< nj > (
dj
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H = U +PΛ =
∑
j














G = H − β−1S = β−1
∑
j
< nj > (
dj
2
+ 1 + βKj − (
dj
2
+ 1 + βKj − βµj)) =
∑
j
µj < nj >,
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F = U − β−1S




















+ 1 + βKj − β(µj,0 + β
−1 ln cj + Kj)) =
∑
j
cj(− ln cj +
dj
2
+ 1 − βµj,0)
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ν = ν1 × ...× νJ
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(β, c1, ..., cJ )
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Cc(t) = lim
sf→∞
Xc(t), Oc,β(t) = lim
sh→∞
Cc(t)
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j (T ) = µ
(2)
j (T ), j = 1, ..., J
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X =< n1 >
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p = (p1, ..., pJ)
igTm^cgl@T3cgj¬c]PpT\rcg^cgj@vR^nigeSUT=^@\r_pigT




















 °´  ° 	
 	#!()X')	   
t
! ! 
 (+	 #	*)  '  )	$	 '
g(t)





µ = µ1 = µ2
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Tj + Kj − Kj′ ≥ 0
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T̄ (t) = β−1
op_bc
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T̄ (0) = β−1
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− ln pk + 1 + λεk + γ = 0
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